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PiedmontNatural Gas

September 14, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G. _:

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end June 30,

2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedn_ont Row Driw; • CIm_rJotte. NC 28210

piedrnontng.com

Natural Gas

September 14, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end June 30,

2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS

medmontngccom
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

June-11

(2)

7
14
12
33

15.50
511.50

A

A

A

T of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

(2)

(1)

13,688.50
25,697.00
22,146.00
61,531.50

511.50
61,020.00

B

B

B

T of B's

Less: Fees (Expenditures)
Option Premium

Activity in Account

Debits (D)

13,688.50

25,697.00
22,146.00

Credits (C)

13,688.50

47,843.00

T of D's 61,531.50

(3)

61,531.50

61,531.50
(61,531.50)

of C's

of C's

of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 5/11
ADM accrual in 6/11
P&L and Cash Activity

(5)

15.50

E

E

_" of E's

Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) - Interest from ADM

G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity JUNE 11 ADM
8/16/2011 4:50 PM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

June-11

(2)

7
14
12
33

15.50
511.50

A

A

A

7 of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

(2)

0)

13,688.50
25,697.00
22,146.00
61,531 50

511 50
61,020. 00

B

B

B

7 of B's

Less: Fees (Expenditures)
Option Premium

Actrv) in Account

~DD t D ~ddit C

13,688.50

25,697.00
22,146.00

13,688.50

47,843.00

2 of D's 61,531.50 61,531.50 Z ore's

61,531.50 Z of c's
~61,531.5D 5 5

P&L and Cash Activity per ADM statement
Reverse ADM accrued 5/11
ADM accrual in 6/11
P8I and Cash Activity

E

E

7 of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

Interest from ADM

GAGasAccounting)GASACC(HEDGING)HEDGINGiDetail for SC ADM and BP activity JUNE 11 ADM

8/16/2011 4:50 PM



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4] W. Jackson Blvd. • Suite 71600A

Chicago,, lllinios 60604-3190

MON rHLY COMMODIi"Y S]AI EMENT

STATEMENT DATE_ JUN 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * Y O U R A C T I V I T Y T H I S M O N T H * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

6/17/1 7 CALL JUN 12 NYM NAT GAS E 5700 C NET PREM US 13,688.50

6/20/1 WIRE TRANSFER REC WIREREC US 13,688.50

WIRE TRANSFER RECEIVED

6/24/1 14 CALL APR 12 NYM RAT GAS E 5400 C NET PREM US 25,697.00

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C NET PREM US 22,146.00

6/27/1 WIRE TRANSFER REC WIREREC US 47,843.00

WIRE TRANSFER RECEIVED

6/28/1 8 CALL JUL ii NYM NAT GAS E 4450 C EXPIRE US .00

6/28/1 8 CALL JUL ii NYM NAT GAS E 4750 C EXPIRE US .00

6/28/1 7 CALL JUL Ii NYM NAT GAS E 5150 C EXPIRE US .00

6/28/1 7 CALL JUL ii NYM NAT GAS E 5900 C EXPIRE US .00

6/28/1 8 CALL JUL ii NYM NAT GAS E 7000 C EXPIRE US .00

* * * * * * * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

3/02/1 8 CALL AUG ii NYM NAT GAS E 4600 C .1670 US 5,792.00

8* OPTION MARKET VALUE .0724 5,792.00"

EXPIRE 7/26/11

AVERAGE LONG: .16700

LAST TRADE DATE: 7/26/11

3/02/1 8 CALL SEP II NYM NAT GAS E 4800 C .1650 US 7,976.00

8* OPTION MARKET VALUE .0997 7,976.00"

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

10/25/0 8 CALL AUG ii NYM NAT GAS E 4950 C .2450 US 1,416.00

8* OPTION MARKET VALUE .0177 i, 416.00"

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

3/02/1 12 CALL OCT ii NYM NAT GAS E 5100 C .1600 US 12,912.00

12" OPTION MARKET VALUE .1076 12,912.00"

EXPIRE 9/27/11

AVERAGE LONG: .16000

LAST TRADE DATE: 9/27/11

2/02/1 7 CALL AUG Ii NYM NAT GAS E 5300 C .1840 US 245.00

7* OPTION MARKET VALUE .0035 245.00"

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECIED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

RF TtdN fO; _, i&Z hECOi_,DS SUr_3EC [ [O q_E F_MS AND CONDITIONS ON REVERSE SIDE C(3DED ";YM_q;t S ARE EY_'t AIN_ (_ O_, f_E\ [ _<! _dD_

? ADM I;VNVESTOR SERVICES, INC.
C'h)c.)SU Bo,i)d &)f fr,idc Buildin ~/'31 lV J,icl son If lcd ~ Suitc IB00A

ADM Ch)(n ii, lllin)os h0003-BIG(l

t. Ot, (H( Y CO) )MOD) I 7 SI A I c)3 EN I

STATEMBST DATB) JUN 30, 2011

ACCOUNT NUMBER) 121 X2068

SALESMAN NUMBER) 121 X121

ZNTRODUCRD BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATENSNT THAT YOU
ARB UNABLB To RSSOLVS WITH YOUR BROKER,
PLEASB CONTACT ADNIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * * * * * * * Y 0 U R A C T I V I T Y T S I 8 M 0 N T H *

DATE

6/17/1

6/20/1

6/24/1
6/24/1

6/27/1

LONG/SUY SHRT/SELL DBSCRIPTZON EX PRICE/LEGND CC DSBIT

14
12

WIRS TRANSPBR REC
WIRE TRANSPER RECBIVED

CALL APR 12 NYM NAT GAS E 5400 C
CALL MAY 12 NYM NAT GAS E 5450 C

WIRS TRANSPSR REC
WIRB TRANSPER RECEIVED

WZRBRBC UB

NBT PREM US
NET PREM US

WZRBRSC US

25,697.00
22,146.00

7 CALL JUN 12 NYN NAT QAS E 5700 C NST PREM US 13, 688. 50

CREDIT

13,688.50

47,843.00

6/28/1
6/28/1
6/28/1
6/28/1
6/28/1

CALL JUL 11 NYM NAT GAS E 4450
CALL JUL 11 NYM NAT GAS 8 4750
CALL JUL 11 NYM NAT GAS E 5150
CALL JUL 11 NYM MAT GAS E 5900
CALL JUL 11 NYN MAT GAS 8 7000

EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE US
BXPIRS US

. 00

.00

.00

.00

.00

**POSZT IONSZNYOURACCOUNT
3/02/1

3/02/1

10/25/0

8
8 ~

8
8

8
8*

CALL AUG 11 NYM NAT GAS 8 4600 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVBRAGB LONG: .16700

LAST TRADE DATE: 7/26/ll
CALL SBP 11 NYM NAT QAS E 4800 C

OPTZON MARKET VALUE
EXPIRE 8/26/11

AVERAGE LONG) .16500

LAST TRADB DATE: 8/26/11

CALL AUQ 11 NYN NAT GAS 8 4950 C
OPTION BARRET VALUE

EXPIRE 7/26/11
AVBRAGS LONG) .24500

. 1670 US

.0724

.1650 US

.0997

.2450 Us

.0177

5,792.00
5,792.00*

7,976.00
7,976.00*

1,416.00
1,416.00*

3/02/1

2/02/1

12
12*

7
7*

LAST TRADE DATE) 7/26/11

CALL OCT 11 NYM NAT GAS E 5100 C
OPTION )UutKET VALUE

EXPIRE 9/27/11
AVBRAGE LONG: .16000

LAST TRADE DATE: 9/27/11

CALL AUG 11 NYN NAT GAS E 5300 C
OPTION MARKBT VALUE

EXPIRE 7/26/11
AVERAGB LONG) . 18400

.1600 US

.1076

. 1840 Us

.0035

12,912.00
12,912.00

245.00
245.00*

LAST TRADS DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Miclland Company
PLEASE REPORT ANY DIFFEFEt(CES OR ODJEC: IONS IMMEDIATELY YOUR FAILURE 0 li'Jl'JEDIATELY EXERCISE YOUR RIG ll TD HAVE DIF FREI CES OR OBJECTIONS
(( I)DEC(ED 7'ti(L BE liEf MED OLP AGREEMENT THAT THIS STATEMENT IS CORFIECT AND RATIFIED

'».t 'ot( 't) '*'( .. O(&tt s(i R 'R tort.



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Bird, Suite 1600A

Chicago, [llinios 60604-3190

MONrHLY GOMMODIIY STATEMEN I

PAGE

STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER= 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/27/0 9 CALL SEP ii NYM NAT GAS E 5350 C .2380 US 2,322.00

9* OPTION MARKET VALUE .0258 2,322.00*

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

6/24/1 14 CALL APE 12 NYM NAT GAS E 5400 C .1820 US 29,274.00

14" OPTION MARKET VALUE .2091 29,274.00*

EXPIRE 3/27/12

AVERAGE LONG: .18200

LAST TRADE DATE: 3/27/12

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C .1830 US 25,056.00

12" OPTION MARKET VALUE .2088 25,056.00*

EXPIRE 4/25/12

AVERAGE LONG: .18300

LAST TRADE DATE_ 4/25/12

2/02/1 8 CALL SEP ii NYM NAT GAS E 5500 C .1840 US 1,400.00

8* OPTION MARKET VALUE .0175 1,400.00"

EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 6,564.00

12" OPTION MARKET VALUE .0547 6,564.00*

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

11/17/0 i0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 7,800.00

i0" OPTION MARKET VALUE .0780 7,800.00*

EXPIRE 10/26/11

AVERAGE LONGz .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 21,801.00

13- OPTION MARKET VALUE .1677 21,801.00"

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 26,760.00

40* OPTION MARKET VALUE .0669 26,760.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORf_EGTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

i_i TAJNf:OcaIAX R,_CC:.'_DS SUBJECT[O IERMS ANDCONDI FIONSON REVERSESIDE CODED SYMC{'_t1_APE _Y_[ AIN[D ONDE /Eq_ 'JIDI

? f)ID)VI INUESTOR SERUICES, INC.
Chicayo Board Iit Irad» Binldin ~

121 K. Incl (Iin Hict1 ~ Suit» lhpBA

ADM I 'hica ii, I)hnio( ct()/If))-T I')0

t CNIH Y Cot'MOD I I 7 5 I AII Irf ft I

PAGE 2

STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RSC.WEALTH MANAGEMENT
i704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATENENT THAT YOU
ARB UNASLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

10/27/0

LONG/BUY SHRT/SELL DBSCRIPTION BX PRICE/LRGND CC

9
9

.2380 US

.0258
CALL SEP 11 NYM NAT GAS S 5350 C

OPTION MARKET VALUE
EXPIRE 8/26/11

AVERAGE LONGI .23800

LAST TRADE DATE: 8/26/11

DEBIT CREDIT

2,322.00
2,322.00*

6/24/1

6/24/I

14
14*

12
12*

CALL APR 12 NYM NAT GAS E 5400 C
OPTION MARKET VALUE

BXPZRE 3/27/12
AVBRAGB LONG: .18200

LAST TRADE DATE: 3/27/12

CALL MAY 12 NYM NAT GAS E 5450 C
OPTION MARKET VALUB

EXPIRE 4/25/12
AVERAGS LONG: .18300

. 1820 US

.2091

. 1830 US

.2088

29,274.00
29,274.00"

25,056.00
25,056.00

2/02/1 8
8*

LAST TRADE DATE: 4/25/12

CALL SBP 11 NYM NAT GAS B 5500 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVSRAGB LONG: . 18400

. 1840 US

.0175
1,400.00
1,400.00

10/18/0

11/17/0

12
12*

10
10*

LAST TRADB DATE: 8/26/11

CALL OCT 11 NYM NAT GAS B 5500 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .26500

LAST TRADE DATBt 9/27/11

CALL NOV 11 liYM NAT GAS E 5600 C
OPTION MARKET VALUE

EXPIRE 10/26/11
AVERAGE LONG: .25500

.2650 US

.0547

.2550 US

.0780

6.564.00
6,564.00*

7,800.00
7,800.00*

2/15/1 13
13*

LAST TRADE DATE: 10/26/11

CALL JAN 12 NYM NAT GAS E 5650 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVERAGE LONG: .23500

.2350 US

.1677
21,801,00
21, 801. 00

10/29/0 40
40

LAST TRADB DATE I 12/27/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKBT VALUE

EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATSt 10/26/11

.2850 US

.0669
26,760.00
26,760.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Miciland Con)pany
PLEASE 'IEPOR ANY DIFFERENCES OF ODIEC IONS IMMEDIATELY YOUR FAILURE io IMIAEDIATELY EXERCISE YOUR RIGHT TO IIAYE Clt'f REI C SOR Oa IEC IOVS

c:Olil)ECIED wit L BE DEi=MED YOUP AGII=EMENT TIIAT Tt-IS Sl'Al'EMENT IS CORRECT AND RATIFIED

r I'I tt (".: 'I'to tttotlt to( O'I Rr'.c "E ot I



ADM

AIT)M INVESTOR SERVICES, INC.

Chicago Board of Trade Building

14] W. Jackson Bird * Suite ]600A

Chicago, Illinios 60604-3190
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STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 27,765.00

15" OPTION MARKET VALUE .1851 27,765.00*

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12

5/09/1 ii CALL HAY 12 NYM NAT GAS E 5700 C .1820 US 17,622.00

ii* OPTION MARKET VALUE .1602 17,622.00"

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL JUN 12 NYM NAT GAS E 5700 C .1940 US 12,586.00

7* OPTION MARKET VALUE .1798 12,586.00"

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 480.00

8* OPTION MARKET VALUE .0060 480.00*

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 3,348.00

12" OPTION MARKET VALUE .0279 3,348.00*

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC Ii NYM NAT GAS E 5900 C .3050 US 29,120.00

35* OPTION MARKET VALUE .0832 29,120.00"

EXPIRE 11/23/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG II NYM NAT GAS E 5950 C .2200 US 7.00

7* OPTION MARKET VALUE .0001 7.00*

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT ii NYM NAT GAS E 5950 C .1700 US 3,072.00

12" OPTION MARKET VALUE .0256 3,072.00*

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECIED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

_4E'r-"dNI::r;_<lAX _ECO;IDS SU¢3JFCI [O TENMSANDCO['4DtTIOi'4S0['4 REVEPI_E,<;]DE C(3Df_Q%VMLLC_LS:AI_ E)'_'LA-It'_E[)0_ RE :E!_: EL_IDE

? ADA/f IIIIVFS'I'OR SERVICES, I"4C.

Chir,ihn Boarcl nl lradr Brnldmg
IGCt. « tit t ' ~ t» t itth

ADM Chir.rl U, llhnir&s ftft/tftd-Bluff
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PAGE 3

STATEMENT DATE: JUN 30, 2011

ACCOUNT NUNBBRJ 121 X2068

SALESMAN NUHBERr 121 X121

INTRODUCED BY: RSC.WEALTH.MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY GUESTZONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/SOO/654-0461 or 312/242-7200,

DATE

2/15/1

LONG/BUY SERT/SELL DESCRIPTION BX PRICE/LBGND CC

15
15*

.2400 US

. 1851
CALL PBB 12 NYM NAT GAS B 5700 C

OPTION MARKET VALUE
EXPIRE 1/26/12

AVERAeE I.oMGJ .24000

LAST TRADE DATE: 1/26/12

DEBIT CREDIT

27,765.00
27.765.00*

5/09/1

6/17/1 7
7

CALL MAY 12 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

EXPIRE 4/25/12
AVERAGE LONQt .18200

LAST TRADE DATE: 4/25/12

CALL JUN 12 NYM NAT QAS B 5700 C
OPTION MARKET VALUE

EXPIRE 5/25/12
AVERAGE LONG: .19400

. 1820 Us

.1602

. 1940 US

.1798

17,622.00
17,622.00

12,586.00
12,586,00

8/31/0

9/30/0

12/02/0

8
8

12
12

35
35*

LAST TRADB DATSt 5/25/12

CALL SEP 11 NYN NAT GAS R 5900 C
OPTION MARKBT VALUB

EXPIRB 8/26/11
AVERAGE LONG: .27500

LAST TRADB DATBJ 8/26/11

CALL OCT 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

CALL DBC 11 NYM NAT GAB B 5900 C
OPTION MARKET VALUE

EXPIRE 11/23/11
AVERAGE LONG: .30500

.2750 US

.0060

.2400 US

.0279

.3050 US

.0832

480.00
480.00 ~

3,348.00
3,348.00*

29, 120. 00
29,120.00*

8/31/0

2/02/1

7
7

12
12

LAST TRADE DATE: 11/23/11

CALL AUQ 11 NYM MAT QAS E 5950 C
OPTION NARXBT VALUE

EXPIRE 7/26/11
AVERAGE LONG: .22000

LAST TRADE DATSt 7/26/11

CALL OCT 11 NYM NAT GAS E 5950 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: . 17000

LAST TRADE DATE: 9/27/11

.2200 US

. 0001

.1700 US

.0256

7.00
7.00

3,072.00
3,072.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company
PLEA. E REPORT ANY DIFFERENCES OR OBJEC IONS IMMELIIATELY YOUR FAILURE TO IMltIEDIATELY EXERCISE YOUR RIGHT TO HAY" DIF"ERENCEB OR OB,IFC IONF

Cr iiiIECI ED wl L BE DEEMED 7 IUI1 AGREEMENT THAT Ti Is STATEMENT IS CORRECT AND RATIFIFD
' tt t ':r lo tr rrtt ''to c . trrttot r ott frf rt i r. 0



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Buiicling

I4] W. J_tckson Bird • Suite 1600A

Chicago, [llinios 60604-3190

MONIHLY CONIMODIfY SIAIEMEf-ll
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STATEMENT DATE: JT3N 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US

34* OPTION MARKET VALUE .1522

EXPIRE 2/24/12

AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US

14" OPTION MARKET VALUE .1086

EXPIRE 3/27/12

AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200 C .1900 US

13" OPTION MARKET VALUE .0169

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE_ 9/27/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US

8* OPTION MARKET VALUE .0024

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US

24* OPTION MARKET VALUE .0789

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US

29* OPTION MARKET VALUE .0955

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US

8* OPTION MARKET VALUE .0001

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

DEBIT CREDIT

33,484.00

18,264.00

51,748.00"

15,204.00

15,204.00"

2,197.00

2,197.00"

192.00

192.00"

18,936.00

18,936.00"

27,695.00

27,695.00*

8.00

8.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECT ED _ILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

_ii:TAib_:(. _ AX FIE(" ;R,DS S{JB,JECr TO TERMSANDCONDITIONSOi'4REVERSES_DE COD_D SYMt'-;GLgAf_E_:X_-_[.AIN_[[]i3N_E_.][:_}_,_ SIDE
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STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUHBBRI 121 X121

INTRODUCED BY: RBC'WEALTH HARASSMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNASLB To RESOLVE WITH YOUR BROKER.
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 &&r 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICB/LEGND CC DBSIT CREDIT

3/01/1
3/02/1

22
12
34*

CALL MAR 12 NYH E'AT GAS E 600D
CALL HAR 12 NYH MAT GAS E 6000

OPTION MARKET VALUB
EXPIRE 2/24/12

AVERAGE LONG: . 19041

LAST TRADE DATBI 2/24/12

C
C

. 1950 US

.1820 US

.1522

33,484.00
18.264.0D
51, 748. DD*

4/04/1 14
14*

CALL APR 12 NYM MILT GAS E 6000 C
OPTION MARKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: . 190DD

.1900 US

.1086
15,204.00
15,204.00*

1/04/1

9/22/0

1/03/1

1/31/1

13
13

8
8*

24
24*

29
29*

LAST TRADE DATE: 3/27/12

CALL OCT 11 NYM NAT GAS E 6200 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .190DD

LAST TRADE DATE& 9/27/11

CALL SEP 11 NYN NAT GAS E 6250 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATB& 8/26/11

CALL JAN 12 NYM NAT GAS E 6300 C
OPTION BARRET VALUE

EXPZRE 12/27/11
AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

CALL PEB 12 NYM NAT GAS E 6350 C
OPTION MARKBT VALUE

EXPIRE 1/26/12
AVERAGE LONGt .20500

. 1900 US

.0169

. 1650 Us

.0024

.3200 US

.0789

.2050 US

.D955

2,197.00
2, 197. 00*

192. DD
192.00*

18,936.00
18,936.00

27,695.0027,695.00'/30/0

8
8*

LAST TRADE DATE: 1/26/12

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVBRAGB LONG: .24000

.2400 US

.D001
8.00
8.00*

LAST TRADE DATE: 7/26/11

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dantels MI(tier d Company.
PLEAS&- REPOR ANY O,FF RENCES OR OBJEC IONS IMM o&ATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE Olf= EREI,CES OR OBIECr&ONS

C(&RRLC&t O WILL BE DELI'AEO WO& I AGREEMENT THAT THIS STATEMENT IS COB &ECTAFO RATIFIEO

;", n Ir,f '' '1 '.. Acr (&.&.41&too& ON 11& Vr 1 1 &"



ADM

ADM INVESTOR SERVICES, INC.

C'hicago Board of I_-ade Btlildir_g

]41 W. Jackson Bird, • Suite 1600A

Chicago, Illinios 60604-3190

MONfFILY GOMMODIrY S]AIEMEt'4 f
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STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

.00

.00

.00

61,531.50-

359,298.00

359,298.00

359,298.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US .00 88,313.50

OPTION PREMIUM US 61,531.50- 565,896.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Micland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORREC-TED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

? ADM («(VFSTOR SERVICES, JNC.
Eh&In" n Bi)if&I nl II')&(i'kill&tin

(6( TY. I )&Lv& n Mli il ~ Suite lf)()OA

AD M (.hic)EO, (i(in(&)s h(!()()0-.) lo(l

lie.&H,v &x)lr nr)cirv 5&A&Fr; Erir
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STATEMENT DATE: JUN 30, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH'MANAGEMENT
(704! 264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

1, BEGINNXNG ACCT BALANCE
PAT. AND CASH ACTXVXTY

3. ENDING ACCT BALANCE
5. NBT OPTION PRBMIUM
8. OPTIONS MILRKET VALUE

*** SEG USD v.
.00
.00
.00

61,531.50-
359,298.00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

359,298.00
359,298.00

*** CURRENT MONTH *** * YEAR-To-DATE ***

pUTUREs pr L
OPTION PRBMYUM

US
US

.00
61, 531. 50-

88,313.50
565,896.50-

AOM INVESTOR SEAVICES, INC. a wholly nwned subsidiary of the Arrher Oar iels Micla'd Cool()any.

PLEASE REPOR ANY DIFFERFNCES Of OSJEC IONS IIXI'&EDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE vol/R RICH& TO HAVE DIF Ei&ENCE OR OSILC "IONS

C&lf!RECTED WILL SE OEEIvlED Vnul" AOREEMENT THAT Tl-IIS STATEMENT IS CORRECTAND RATIFIED.



South Carolina

Report as of 613012011 Close

Pedod

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

iCIosed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Closed Positions - May-201 l/July-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

$1,065,640

$851,680

$2,463,690

$3,369,220

$2,908,420

$3,446,030

$3,599,735

$2,240,760

$243,710

$21,138,335

Realized Value

$2,424,270

$400,810

$795,290

$4,925,500

($1,385,730)

$1,159,981

($6,147,835)

($12,587,530)

($3,938,546)

$0

($14,353,790)

$911,310 $359,298

$22,049,645 ($13,994,492)

Net Value Realized

Gain or (Loss)

$1,474,820

($664,830)

($56,390)

$2,461,810

($4,754,950)

($1,748,439)

($9,593,865)

($16,187,265)

($6,179,306)

($243,710)

($35,492,125)

($552,012)

($36,044,137

Period

South Carolina

Report as of 6/30/2011 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or (Loss)

Closed Positions - Ma -2002/A ril-2003 Review

Closed Positions - Ma -2003/A nl-2004 Review

Closed Positions — Ma -2004/A nl-2005 Review

Closed Positions — Ma -2005/A ril-2006 Review

Closed Positions - Ma -2006/A ril-2007 Review

Closed Positions - Ma -2007/A ril-2008 Review

Closed Positions — Ma -2008/A ril-2009 Review

Closed Positions — Ma -2009/A ril-2010 Review

Closed Positions - Ma -2010/A ril-2011 Review

Closed Positions — May-2011/July-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$949,450

$1,065,640

$851,680

$2,463,690

$3,369,220

$2,908,420

$3,446,030

$3,599,735

$2,240,760

$243,710

$21,138,335

$911,310

$22,049,645

$2,424,270

$400,810

$795,290

$4,925,500

($ 1,385,730)

$ 1,159,981

($6,147,835)

($ 12,587,530)

($3,938,546)

$0

($ 14,353,790)

$359,298

($13,994,492)

$ 1,474,820

($664,830)

($56,390)

$2,461,810

($4, 754,950)

($1,748,439)

($9,593,865)

($ 16,187,265)

($6,179,306)

($243,710)

($35,492,125)

($552,012)

($36,044,1 37)



Counter Original
Period Tool

party Trade Date

May-11 Call NYMEX 4/30/2010
Ma)'-11 Call NYMEX 9/28/2010
Ma),-11 Call-Offset NYMEX 10/25/2010
Ma},-11 Call (Sold) NYMEX 4/26/2011
Ma)'-I 1 Call-Offset NYMEX 2/25/2011

Ma)'-11 Call (Sold) NYMEX 4/26/2011
Jun-11 Call NYMEX 611/2010
Jun-11 Cal_ NYMEX 10/27/2010

Jun-11 Calt NYMEX 10/29/2010
Jun-11 Call-Offset NYMEX 3/2/2011

Jun-ll Call (Sold) NYMEX 5/25/2011
Jul-11 Call NYMEX 7/1/2010
Jul-11 Call NYMEX 8/26/2010
Jul-11 Call NYMEX 10/25/2010
Jul-11 Call NYMEX 2/2/2011
Jul-11 Call NYMEX 3/2/2011

SUMMARY:

South Carolina May-20111July-2011 Review

Report se of 6/30/2011 Close

MMBtus
Purchased Per

Month

Strlke/Rxed

Price

170,00£ $6.10

90,0OC $4.9(3
-80,00C $4.35
80,00£ $4.35

-90,00£ $4.1 (3
90,00C $4.113

180,00£ $6.9C

100,00£ $4.7C
90,00C $4.75

-90,00£ $4.2C
90,00£ $4.2C
80,00£ $7.0C
70,00£ $5.9C
80,0OC $4.7_

70,00C $5.15
80,00£ $4.45

1,010,0OC

Trade I
Purchase Purchase

Price Coat/Procsed= Expiration
Date

$0.3400 $57,80C 04/26/2011 E
$0.2500 $22,50C 04/26/2011 E
$0.2475 $19,80£ 04/28/2011 E

($0.0370) ($2,9601 04/26/2011 E
$0.1580 $14,22C 04/26/2011 E

($0.2870) ($25,8301 04/26/2011 E
$0.2050 $36,90£ 05/25/2011 E
$0.2380 $23,80£ 05/25/2011 E
$0.2350 $21,15C 05/25/2011 E
$0.1650 $14,85C 05/25/2011 E

($0.1790) ($16,1101 05/25/2011 E
$0.2450 $19,60£ 06/27/2011 E

$0.1850 $12,95C 06/27/2011 E
$0.2400 $19,20£ 06/27/2011 E
$0.1840 $12,886 06/27/2011 E
$0.1620 $12,96C 06/27/2011 E

$243,71C

Expiration
Price

$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0OO0
$0.000
$0.000
$0.000
$0.000

$0.000

Rulized

Value

$0
$0
$0

$0
$0
S0
$0
$0
$0

$0
$0
S0
$0
$0
$0

$0
$0

Net Value Realized

Gain or (Loss)

($57,800)
($22,500)

($19,8oo)
$2,960

($14,220)
$25,83u

($36,900)
($23,800)

($21,150)
($14,85o)

$16,11u

($19,600)
($12,950)
($19,200]

($12,880)

($12,960)

($243,710)

Soudt Carohna May-yof I/July-gef I Review
Rs rt as of eno/2011 Close

Ma -11
Ma -11

Tool

Call
Call

CUU/rior
party

NYMEX
NYMEX

Orlgloal
Tref« O«e

4/30/20 0
9/28/20 0

MMSRN
Purchased Per

Icon«
170 000
90 000

Shths/Plead
Inca

Purchase
Price

6 0 $0340D
4 90 $0 2500

PU/c/Mse
Ct«t/Proceeds

57 SDO

22,50D

Trade I

EapllnSUU
O«e

011

6/Mt/at«n
Prhe

Realized
VQI/r@

Net Value Reahc«l
Gain or /toes)

$57,800
$22,50D

Ma -11

Ma -11
Ma -11

Ma -11
Jun-I I
Jun-11
Ju/7-11
JU/l.ll
Ju -11

J 1-11

J 1-11

Jul-11
Jul-11
Jul-11

SUMMARY

Cal
Cal
Cal

NYM X
NYM X
NYM X

Csluoycet NYM X
Cal Sold NYM X

Call
Call
Call
Cell
Cell

NYM X

NYMEX
NYMEX
NYMEX
NYMEX

Cetl4764at NYMEX
Call Sold NYMEX
Catuneet NYM X

Cal Sold NYM X

Ions/20 D

4/21920
2/25/20
4/26/201

6/ /201D
10/27/2010
10/29/2DI 0

3/2/20 I
snsno I

7/ 12010
8/26/2D10

10/25/2DI0
2/2/2011
3/2/2011

-80 000
80 OOD

I 0000
I 0000

0 000
0 Doo

90,000
0,000

80,000
7D 000
80 000

I 010 000

4 35 $0 2475
4 35 $ 0 0370
4 0 $0158
4 10 $ 0 2870
6 go 0 2050

$4 70 02380
475 023 0

$4 20 0 16 0
$4 20 $ 0 1790
700 02450
5 go D 1850

$4 75 D 2400
5 5 0 1840

$4 45 D 1620

01119,80D
$ 2,960
14220

$25 t!30
36 90D
23 BDO

21 150
148 0

$16 1ID
9 600

12 950
19 200
12,880
12 960

$ 43 710

0 I

0 I

0 I

osn n0 I

0 I05/2 /2
0 Iosn n
0 I

011
011
0 I

0 I

0 I

0 I

0 OCO

0 OCO

0 OCO

0 OCO

0 000
0 OCO

0 000
0 000
0 000
0 000
0 OCO

0 ODO

0 000

$19,!!00

$14,220
$25 830

23.60D
21.15D
14,850

$ 61 0
19,60D
12,950
19,200
12.880
1,9SO
43,710



MMBtus

Purchased

Per Month

Open Positions - South Caronne

Strike/Fixed IPurchase I Purchase l Trade !

Price J Price JCost/Proceeds_ Exp;raa:°n Mark. Value

$6.75 $0.2400 $19,200 07/26/2011 E $0.0001 $8

Net Value vs.

Current Market

Value

AuQ-11 Call NYMEX 7/30/2010 80,000 ($19,192

AuQ-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.2200 $15,400 07/26/2011 E $0.0001 $7 ($15,393

AuQ-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 $19,600 07/26/2011 E $0.0177 $1,416 ($18,184

Aug-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 07/2612011 E $0.0035 $245 ($12,635)

Aug-11 Call NYMEX 3/2/2011 80,000 $4.60 $0.1670 $13,360 07/26/2011 E $0.0724 $5,792 ($7,568

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.0060 $480 ($21,520

Sep-11 Call NYMEX 9/22/2010 80,000 $6.25 $0.1650 $13,200 08/2612011 E $0.0024 $192 ($13,00_

Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 $21,420 08/26/2011 E $0.0258 $2,322 ($19,098)

Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1840 $14,720 08/26/2011 E $0.0175 $1,400 ($13,320)

Sep-11 Call NYMEX 3/2/2011 80,000 $4.80 $0.1650 $13,200 08126/2011 E $0.0997 $7,976 ($5,224)

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.0279 $3,348 ($25,45,1

Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.0547 $6,564 ($25,236)

Oct-ll Call NYMEX 1/4/2011 130,000 $6.20 $0.1900 $24,700 0912712011 E $0.0169 $2,197 ($22,503)

Oct-ll Call NYMEX 2/2/2011 120,000 $5.95 $0.1700 $20,400 09/2712011 E $0.0256 $3,072 ($17,328

Oct-ll Call NYMEX 3/2/2011 120,000 $5.10 $0.1600 $19,200 09/27/2011 E $0.1076 $12,912 ($6,288)

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 10/26/2011 E $0.0669 $26,760 ($87,240)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10126/2011 E $0.0780 $7,800 ($17,700)

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 $0.3050 $106,750 11/23/2011 E $0.0832 $29,120 ($77,630)

Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.0789 $18,936 ($57,864

Jan-12 Call NYMEX 2/1512011 130,000 $5.65 $0.2350 $30,550 12/27/2011 E $0.1677 $21,801 ($8,749)

Feb-12 Call NYMEX 113112011 290,000 $6.35 $0.2050 $59,450 01/26/2012 E $0.0955 $27,695 ($31,755)

Feb-12 Call NYMEX 2/1512011 150,000 $5.70 $0.2400 $36,000 01/26/2012 E $0.1851 $27,765 ($8,235)

Mar-12 Call NYMEX 3/1/2011 220,000 $6.00 $0.1950 $42,900 02/24/2012 E $0.1522 $33,484 ($9,416

Mar-12 Call NYMEX 3/2/2011 120,000 $6.00 $0.1820 $21,840 02/2412012 E $0.1522 $18,264 ($3,576

Apr- 12 Call NYM EX 4/4/2011 140,000 $6.00 $0.1900 $26,600 03/27/2012 E $0.1086 $15,204 ($11,396)
Apr-12 Call NYMEX 6/24/2011 140,000 $5.40 $0.1820 $25,480 03/27/2012 E $0.2091 $29,274 $3,794

May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020 04/2512012 E $0.1602 $17,622 ($2,398

May-12 Call NYMEX 6/24/2011 120,000 $5.45 $0.1630 $21,960 0412512012 E $0.2088 $25,056 $3,096

Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 $0.1940 $13,580 05/2512012 E $0.1798 $12,586 ($994)

SUMMARY: 3,980,000 $911,310 $359,298 ($552,012)

Period Tool Counter
party

Trade Date
MMBtus

Purchased
Psr Mor/th

0 n Posh(one - South Caro(Inn
Ru rt as of 6/30/2011 Close

Strike/Fixed Purchase Purchase
Pries Price CostlProceeds

Trade I

Exp(ration
(Mts

NYMEX
Market
Pdcs

Net Value vs.
Market Value Cunsnt Market

Value

Au -11 Call NYMEX 7/30/2010
Au -11 Cell NYMEX 8/31/2010
Au -11 Csf NYMEX 10/25/2010
Aug-11 Call NYMEX 2/2/2011

80,000 $6 75
70 000 $5 95
80,000 $4 95
70,000 $5 30

$0 2400 $ 19,200 07/26/2011 E $0 0001 $8 ($ 19,192)
$0.2200 $ 15400 07/26/2011 E $0 0001 $7 ($ 15 393)
$0 2450 $ 19,600 07/26/2011 E $00177 $ 1,416 ($ 18,184)
$0 1840 $12,880 07/26/2D11 E $00035 $245 ($ 12 635)

Aug-11 Call NYMEX 3/2/2011 80,000 $4 60 $0 1670 $13,360 07/26/2011 E $0,0724 $5,792 ($7,568)
Se 11 Call NYMEX 8/31/2010 80 000 $5 90 $0 2750 $22 000 08/26/2011 E $0 0060 $480 ($21,520)
Se 11 Call NYMEX 9/22/2010 80,000 $6 25 $0 1650 $ 13,200 08/26/2011 E $0 0024 $ 192 ($ 13,008)
Se 11 Call NYMEX (D/27/2010
Sep-11 Call NYMEX 2/2/2011

90,000 $5 35
80 000 $5 50

$0 2380 $21,420 08/26/2011 E $0 0258 $2,322 ($19,098)
$0.1840 $ 14 720 08/26/2011 E $0 0175 $ 1 400 ($ 13,320)

Sep-11 as NYMEX 3/2/2011 80,000 $4 80 $0 1650 $ 13,200 Dsl26/2011 E $0 0997 $7,976 ($5,224)
Oct-11 Call NYMEX 9/30/2D10 120,000 $5 90 $0 2400 $28 800 09I27/2011 E $0 0279 $3 348 ($ 25 452)
Ocl-11 Call NYMEX 10/18/2010 120,000 $5 50 $0 2650 $31,800 09/27/2011 E $0 0547 $6,564 ($25,236)
Ccl-11 Cas NYMEX 1/4/2011 130,000 $6 20 $0 1900 $24,700 09/27/2D11 E $00169 $2,197 ($22,503)
Oct-11 Call NYMEX 2/2/2011 120,000 $5.95 $0.1700 $20,400 09/27/2011 E $0 0256 $3 072 ($ 17,328)
Ocul 1 Call NYMEX 3/2/2011 120,000 $5 10 $0 1600 $19,200 09/27/2011 E $0 1076 $ 12,912 ($6.288)
Nov-11 Call NYMEX 10/29/2010 400 000 $5.70 $0 2850 $ 114,000 10/26/2011 E $0.0669 $26 760 $87 240)
Nov-11 CaS NYMEX 11/17/2010 100,000 $5 6D $0 2550 $25,500 10/26/2011 E $0 0780 $7,800 ($ 17,700)

ec-11 a N 1 010 3,000 0 3050 106,750 11 2011 0 0832 29, 77,630)
Jan-12 Css NYMEX 1/3/2011 240,000 $6 30 $0 3200 $76,800 12/27/2011 E $0 0789 $ 18,936 ($57,864)
Jan-12 Call NYMEX 2/15/2011 130,000 $5 65 $0 235D $30,550 12I27/2011 E $0 1677 $21,801 ($8,749)
Feb.12 Call NYMEX 1/31/2011 29D,DOO $6 35 $0.2050 $59 450 01/26/2012 E $0 0955 $27 695 ($31,755)
Feb-12 Cs8 NYMEX 2/15/2011 150.000 $5 70 $0.2400 $36,000 01/26/2012 E $0 1851 $27,765 ($8.235)
Mar-12 Call NYMEX 3/1/2011 220 000 $6 00 $0 1950 $42 900 02/24/2012 E $0 1522 $33,484 ($9,416)
Mar-12 Call NYMEX 3/2/2011 120,000 $6 00 $0 1820 $21,840 02/24/2012 E $0 1522 $ 18.264 ($3.576)
A r-12 Call NYMEX 4/4/2011 140 000 $6.00 $0 1900 $26 600 03/27/2012 E $0 1086 $ 15 204 ($ 11,396)
Apr-12 Call NYMEX 6/24/2011 140,000 $5 40 $0 1820 $25,480 03/27/2012 E $0 2091 $29,274 $3,794
Ma -12 Call NYMEX 5/9/2011 110,000 $5 70 $0 1820 $20,020 04/25/2012 E $0 1602 $ 17,622 ($2,398)
May-12 Call NYMEX 6/24/2011 120,000 $5 45 $0 1830 $21,960 04/25/2012 E $0 2088 $25,056 $3,096
Jun-12 aS

SUMMARY
6/17 2011 ,DOO 5 70 0.1940 13,580 05/25/ 012 0 179 1, 86 ( 994)

9 35, ( 552,012)3. 98,0


